
San Bernardino County Pool Summary (as of 7/31/09)

Par  Amortized Market  Market % of Yield to Maturity Weighted Modified
S it T V l C t V l P tf li At C t A M t it D tiSecurity Type Value Cost Value Portfolio At Cost Avg. Maturity Duration

Bankers Acceptances 0.00 0.00 0.00 0.0%
Certificates of Deposit 326,500,000.00 326,506,552.32 326,479,675.45 7.5% 0.26% 27 0.07
Collateralized CD 0.00 0.00 0.00 0.0%
C i l P 325 000 000 00 324 845 070 00 324 893 800 00 7 5% 0 31% 41 0 11Commercial Paper 325,000,000.00 324,845,070.00 324,893,800.00 7.5% 0.31% 41 0.11
Corporate Notes 146,234,000.00 146,335,337.31 146,278,764.97 3.4% 2.91% 42 0.11
Federal Agencies 2,750,484,000.00 2,766,245,010.16 2,798,083,783.67 64.6% 2.29% 471 0.84
Money Market Funds 428,000,000.00 428,000,000.00 428,000,000.00 9.9% 0.11% 1 0.003
Municipal Debt 0.00 0.00 0.00 0.0%
Repurchase Agreements 0 00 0 00 0 00 0 0%Repurchase Agreements 0.00 0.00 0.00 0.0%
TLGP Corp. Notes 75,000,000.00 75,095,902.75 75,424,175.00 1.7% 1.43% 598 1.61
U.S. Treasuries 230,000,000.00 232,907,519.70 233,037,660.00 5.4% 1.10% 920 2.48

Total Securities 4,281,218,000.00 4,299,935,392.24 4,332,197,859.09 100.0% 1.72% 371 0.77
Cash Balance 197,632,400.68 197,632,400.68 197,632,400.68, , , , , ,
TAGP/FDIC NOW Balance 200,000,000.00 200,000,000.00 200,000,000.00
Total Investments 4,678,850,400.68 4,697,567,792.92 4,729,830,259.77

Accrued Interest 23,178,135.30 23,178,135.30
Total Portfolio 4,678,850,400.68 4,720,745,928.22 4,753,008,395.07

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated, Goldman, and Fidelity money market funds.
2. Statistics for the total portfolio include money market funds.
3. Market prices are derived from closing bid prices as of the last business day of the month as supplied by F.T. Interactive Data, Bloomberg, or Telerate.  Prices that fall between data points are interpolated. 
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San Bernardino County Pool y
Sector Distribution (as of 7/31/09)

Certificates of Deposit

TLGP Corp. Notes
1.7% U.S. Treasuries p

7.5% Commercial Paper
7.5%

Corporate Notes
3.4%

Money Market Funds
9.9%

5.4%

Federal Agencies
64 6%64.6%

Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 326,479,675.45
Collateralized CD 0.00
Commercial Paper 324,893,800.00
C t N t 146 278 764 97Corporate Note 146,278,764.97
Federal Agencies 2,798,083,783.67
Money Market Funds 428,000,000.00
Municipal Debt 0.00
Repurchase Agreement 0.00
TLGP Corp. Notes 75,424,175.00
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p
U.S. Treasuries 233,037,660.00



San Bernardino County PoolSan Bernardino County Pool 
Credit Quality Distribution (as of 7/31/09)

A‐1+
22.0%

AA

AAA
74.7%

AA
3.3%

Credit Rating Market Value
A-1+ (Short-Term) 950,943,604.45
A-1 (Short-Term) 0.00
AAA (Long-Term) 3,234,975,489.67AAA (Long Term) 3,234,975,489.67
AA (Long-Term) 146,278,764.97
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San Bernardino County Pool
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* Maturity distribution assumes no securities are called



San Bernardino County PoolSan Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity
Month At Cost
July 2008 3.54%
August 2008 3.51%g
September 2008 3.39%
October 2008 3.14%
November 2008 2.98%
December 2008 2.63%
January 2009 2 56%January 2009 2.56%
February 2009 2.26%
March 2009 2.10%
April 2009 1.87%
May 2009 1.93%
J 2009 1 85%June 2009 1.85%
July 2009 1.72%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool.
2. All historical yields restated to include money market funds.y y
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